IIporpamma Nel «@brovepchbl GOHIOBON CeKIMH B NPa3IHAYHbIC THID)

1. MHCTpyMEHTH M X 0003HAYEHUs, B OTHOLIECHUH KOTOPHIX MapkeT-Meiikep 00s3aH B X0je
Toprosoii ceccun Ha Cpounom peiake [IAO MockoBckast bupska ocyiecTBiIsiT B COOTBETCTBUH
¢ IIporpammoii Ne 1 «Dprouepcsl pOHIOBOI CEKIMH B Mpa3aHUYHbIE THI» (Hanee — [Iporpamma)
NOAJEPKAHUE LIEH 110 CIEAYIOIUM HHCTPYMEHTaM:

O0o3HaueHne
HaunmenoBanue MHCTpyMeEHTa
HNuctpymenTa

k=1 ®Dpr0YepPCHBIN KOHTPAKT Ha 00bIKHOBEHHBIE akiuu [TAO «AKImoHepHas
¢unancoBas koproparus «Cuctemar

k=2 ®DproYepCHBIN KOHTPAKT Ha 00bIKHOBEHHBIE akiuu [TAO «Aspoduior»

k=3 OprouepcHbI KOHTPAKT Ha 00bIkHOBeHHBIE akud AK "AJIPOCA" (ITAO)

k=4 @p0YEPCHBIN KOHTPAKT HA aMEPUKAHCKHUE ICTIO3UTAPHBIE PACIIMCKU Ha
akuuu Ammubaba I'pyn Xonauuar Jlumuren

k=5 @Dp0YEPCHBIM KOHTPAKT HA aMEPUKAHCKHUE JICTIO3UTAPHBIE PACIIMCKU Ha
akuuu baiiny MHk.

k=6 ®proYepcHBI KOHTPAKT Ha 00bIkHOBeHHBIE akuu OAO «CeBepcranby

k=7 OproYepcHBI KOHTPAKT Ha 00bIkHOBeHHBIE akuu [TAO «DCK EDC»

k=8 ®dproYepCHBIN KOHTPAKT Ha rio0anbHbIe aeno3utapHbie pacriucku (I'1P) Ha
akuuu Mxe 5 Purein ['pyn H.B

k=9 ®brouepcHbIil KOHTPAKT Ha 00bIKHOBeHHbIE akuuu [TAO «I"aznpom»

k=10 ®brouepcHbIii KOHTPaKT Ha 00bIkHOBeHHBbIE akiu [TAO 'MK
«Hopunesckuit Hukens»

k=11 ®brouepcHblii KOHTPaKT Ha 00bIKHOBeHHbIE akuu [TAO «Pycl'nuapo»

k=12 ®brouepcHbli KOHTPAKT Ha 00bIkHOBeHHbIE akuu [TAO «MuTep PAO
EDC»

k=13 DbIoYepCHBII KOHTPAKT Ha 0ObIkHOBeHHbIE akuy [TAO «HK « TYKOWJI»

k=14 ObrouepcHbIi KOHTPAKT Ha 00bIKHOBEHHBIE akuu [TAO «MMK»

k=15 ®prouepcHblil KOHTPAkT Ha I'/IP Ha akumuu Mboiin.py ['pyn Jlumuren

k=16 ®brouepcHbIi KOHTPAKT Ha 00bIKHOBEHHbIE akuuu [TAO «Maraum»

k=17 ObrouepcHblil KOHTpakT Ha MHneke Mocoupsxu




OpI0YePCHBIN KOHTPAKT Ha 00bIKHOBEeHHBIEC akinu [IAO MockoBckast

k=18
bupxa

k=19 ObroYepcHBI KOHTPAKT Ha 00bIKHOBEHHBIE akuu [TAO «MTC»

k=20 ®prouepcHblil KOHTpAakT Ha MHaexec Mocbupxu (MuHR)

k=21 ObrouepcHbIil KOHTPaKT Ha 00bIkHOBeHHBIE akuu OAO «HIIMK»

k=22 ®proYepcHBI KOHTPAKT Ha 00bIKHOBeHHBIE akunu [TAO «HOBATOK»

k=23 @bI0YEPCHBIN KOHTPAKT HA JENO3UTapHbIE PACIUCKU Ha akuuu O30H
Xonauare [TudDnCu

k=04 ObrouepcHbIi KOHTPAKT Ha 00bIkHOBeHHBIE akimu [TAO «ITUK-
CIELUAIN3UPOBAHHBIN 3aCTPOMILAK»

k=25 @®proYepcHBIN KOHTPAKT Ha 00bIKHOBeHHBIE akiiuu [TAO «Ilomrocy

k=26 @pI0YEPCHBIN KOHTPAKT Ha 00ObIKHOBEHHbIE akuuu «Ilonumerann
NaTepHamnm»

k=27 ObrouepcHbIil KOHTpakT Ha 00bikHOBeHHBIE aknu OAO «HK «PocuedTs»

k=28 @®proYepcHBIN KOHTPAKT Ha 00bIKHOBeHHBIE akuuu [TAO «PocTtenekom»

k=29 ®prouepcHsblil koHTpakT Ha UHaexe PTC

k=30 ®prouepcHblit kKoHTpakT Ha UHaexe PTC (muHM)

k=31 @pI0YepCHBIN KOHTPAKT Ha npuBuierupoanHbie akuuu [TAO «Coepbank
Poccun»

k=32 @pI0YepCHBIN KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO Coepbank

k=33 @pI0YEPCHBIN KOHTPAKT Ha MpUBUIIETUpOoBaHHbIe akiuu OAO
«CypryTtHedTeraz»

k=34 ®prouepcHBIN KOHTPAKT Ha 00bIKHOBeHHBIE akiiuu OAO «CyprytHedTrerasy

k=35 @®proYepCcHBIN KOHTPAKT Ha 00bIKHOBEHHBIE akiiuu [TAO «TaTtHeDTH» UM.
B. /. [lamunHa

k=36 @pI0YepCHBIN KOHTPAKT Ha II100anbHbIe Aeno3utapHble pactucku (I'/IP) na
akuuu TuCuOc I'pyn Xongunr [IndOnCu

k=37 @prOUEpCHBIN KOHTPAKT Ha npuBmiiernpoBanHelie akuun OAO «AK
«TpancuedTH»

k=38 @DpIOUEpPCHBIN KOHTPAKT Ha pacyeTHYo BennunHy 0,1 croum. aknnn [TAO

"Tpancuedts"




k=39 ObrouepcHbIii KOHTPaKT Ha 00bIkHOBeHHBIE akuu bank BTh (ITAO)

k=40 ObroYepCHBI KOHTPAKT Ha OOBIKHOBEHHBIE akiuu «Sunexc H.B.»

2. YcoBUS BBITIOJIHEHHSI 00513aTeNIbcTB MapkeT-Meikepa.
2.1. Jlnsa onpeneneHus mapameTpoB o0s3aTeNbCTB MapkeT-MelKepa UCIONb3YIOTCS CISAYIOIINE
MOHSTHSL:

Crpsa IBYCTOPOHHHUX KOTUPOBOK MaKCUMaJlbHasl Pa3HULIA MEXKY JIyUIlIeHd LIEHOU
IIPEMIOKEHUS Ha IOKYIKY M JIy4lleW LEeHOU
NPEMJIOKEHUSI HAa NPOJaXy MO IOJAHHBIM
MapkeTr-MelkepoM 3asBKaM B OTHOLUEHHUH
HNuctpymenra. 3HaueHue Cnopoana
JIBYCTOPOHHUX KOTHPOBOK OIIPEAEIAETCS IO
dopmyie: Spreadmm = a*SP;, rae:

a — IIOCTOsIHHAs BeJIMYMHA, oNpezenseMas s
Nuctpymenta B nyHkre 2.2.1. Hacrosmen
[Iporpammsl 1 BeipakeHHas B %o;

SPi — Pacuernast 1iena MHCTpyMeHTa C i-bIM
CPOKOM HCITOJIHEHUS, ONPE/IEIIEHHAs 110 UTOTaM
JlHeBHOM KJIMPUHTOBOM ceccuu
(MpOMEKyTOYHOI'O KIIMPUHTA).

3nauenue Crpszna JBYCTOPOHHUX KOTHPOBOK
U3MEpsieTCsl B EAMHMIIAX M3MEPEHUs IEHbI
NHcTpymMeHTa B COOTBETCTBUM C  €rO
Cneundukanmei.

Jlyyias 1ieHa npeuloKeH!s Ha NOKYIKY LIeHa 3as8BKU Ha IOKYIKY, MOAaHHON Mapker-
MeiikepoM B oTHouleHnu MHcTpymeHnTa, o0bem
KOTOpOH, ¢ yuyeToM o0beMa BcCeX MOJIaHHBIX
5TUM MapkeT-MeHKepoM 3asBOK Ha MOKYIIKY,
LIEHAa KOTOPBIX HE HWKE LIEHBI TaHHOW 3asIBKH,
COCTaBJIIET HE MEHEEe MHHHMMAJIBHOIO 00BbeMa
3a5BOK.

Jlydmas nieHa npeoKeHus Ha Mpogaxy LIEHA 3asBKU Ha MPOJaxy, oJgaHHOU Mapker-
MelikepoM B oTHoIeHuu MHCTpyMeHTa, 00beM
KOTOpOH, C y4eTOM Oo0BheMa BCEX IMOJaHHBIX
9TUM MapkeT-MenkepoMm 3asBOK Ha IPOJAXKY,
LIEHAa KOTOPBIX HE BBILIEC LICHBI JAHHOW 3asBKH,
COCTaBJIIET HE MEHee MHHHMMAJIBbHOIO 00bema
3a5BOK.

KBant nepuoJ; BpeMeHu ToproBou ceccuu, B TCUEHHE
KoToporo MapkeTt-meiikep o0s3aH M0/1aBaTh
3asBKH, 0003HavaeMbrid kak =0, 1, 2, ... (Tme
0,1, 2, ... — nopsakoBsiii HOMep KBaHTa).

bmkaiimii cpok ucnosHeHus 1o MHCTpYMEHTY | CPOK UCHONHEHUS 110 IHCTpyMEHTY HauMeHee
yAaJleHHbId 0T TOproBoro qHs, B KOTOPLIN
OCYILECTBIISAETCS NOAIEP/KAHUE LIEH T10
nanHoMy MHCTpyMeHTy, 0003HaYaeMBbIi KakK
i=n (rome =1, 2, ... — NOPSIIKOBBIIl HOMEP
cpoka ucrnoyiHeHusi no MHCTpyMeHTYy).




Crenyromnuii 3a OIMKaNIIINM CPOK NCIIOJTHEHMS cpok ucnoyinenus mo MHCcTpymeHTy,
o UHCTpyMeHTY ompeenseMsblii mo ¢popmyne: i= n+1l
OTYETHRIN IEPUONT KaJICHIapHBIN MecsI]

2.2. IlapameTpsl 00s13aTeNLCTB MapkeT-Meiikepa.

2.2.1. Mapker-MeiiKep BBITIONHSET O00S3aTENbCTBA TOJIBKO IO TEM CPOKAM HWCIOJHEHUS
HNHucTpymeHTOB, KOTOpBIC YKa3aHbl B Tabmuie Nel HacTosmero myHkra:

Taoauma Ne 1

VYcnosus nmonaep:kanus JBycTopoHHHX KOTHPOBOK 110 MHCTpyMeHTam k=1, ..., 40 B reuenue Ksanros q=0, q=1, q=2
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07:00 MCK
1 o |TES) 0,90%xSP | 25 70%
drrouepcHbIi (U:FC +3)
KOHTPAKT Ha -
0OBIKHOBEHHBIE aKIINU (18.?2}_\2)(: F
k=1 | IMAO «AxiuonepHas 1 1 18:45 MCK 0,90%xSP 25 70%
(uHaHCOBaAS (U;I'C +4)
Kopriopaitii 19:00 MCK
«Cucremay :
(UTC+3) — o 0
1 2 73:50 MCK 0,90%xSP 25 70%
(UTC+3)
07:00 MCK
1 o |WTES) 0.85%<SP | 100 70%
(UTC+3)
DbrouepcHbIN 10:00 MCK
_ KOHTPAKT Ha (UTC+4) - o 0
k=2 OOBIKHOBEHHBIE aKIIUU 1 1 18:45 MCK 0,85%xSP 100 70%
ITAO «Aspodaor» (UTC+4)
19:00 MCK
(UTC+3) — 0 9
1 2 73:50 MCK 0,85%xSP 100 70%
(UTC+3)
07:00 MCK
ObroUepCHBIN 1 0 %E%T\i)c;( 0,50%xSP 55 70%
KOHTPAKT Ha (U;FC+3)
k=3 | OOBIKHOBEHHBIE AKI[MH 10-00 MCK
AK "AJIPOCA" (UTC+4)
(TTAO) 1 1 18:45 MCK 0,50%x%SP 55 70%
(UTC+4)




19:00 MCK
(UTC+3) —

73:50 MCK 0,50%xSP 55 70%
(UTC+3)
07:00 MCK
) 1,05%xSP | 40 70%
ObrOYCPCHBIN (U'TC +3)
KOHTPAKT Ha 10-00 MCK
aMEpUKaHCKUe - B
JIeTI03UTapHBIE (ll;Z(SZE)CK 1,05%xSP 40 70%
pacIUCKU Ha aKIUU (U;FC +4)
Ammb6aba I'pyn -
Xonmuar Jlumuren 2‘8_? g}_\g)c F
73:50 MCK 1,05%xSP 40 70%
(UTC+3)
07:00 MCK
) 1,05%xSP | 45 70%
DpI0YEPCHBIN (UTC+3)
KOHTPAKT Ha 10:00 MCK
aMepHKaHCKHe (UTC+4) — o 0
JIETIO3UTapHbIE 18:45 MCK 1,05%>SP 45 0%
PACIUCKH Ha aKIIUU (UTC+4)
Baiiny NHk. 19:00 MCK
ggg%;i)ci 1,05%x%SP 45 70%
(UTC+3)
07:00 MCK
(lL(;-I(-)%ﬁ)C;( 0,90%xSP 8 70%
(UTC+3)
@DbrouepcHbIi 10:00 MCK
KOHTpaKT Ha (UTC+4) — o 0
OOBIKHOBEHHBIE aKIIUHA 18:45 MCK 0,90%x=SP 8 70%
OAO «Cesepcraiiby (UTC+4)
19:00 MCK
o) 090%<sP | 8 70%
(UTC+3)
07:00 MCK
(llé-l(;%-;\i)ci 0,90%xSP 40 70%
(UTC+3)
ObI0YepCHBIH 10:00 MCK
KOHTPAKT Ha (UTC+4) — o 0
OOBIKHOBEHHBIE aKIIUHA 18:45 MCK 0,90%x=SP 40 70%
IMAO «D®CK EDC» (UTC+4)
19:00 MCK
S 090%xSP | 40 70%
(UTC+3)
07:00 MCK
UTC+3) —
DprouepCHBIIt (l 0-00 M)CK 0,90%xSP 25 70%
KOHTPAKT Ha (UTC+3)
ri100abHBIE 10:00 MCK
JCTIO3UTapHBIC UTC+4) —
pacoucku (I'JIP) Ha (18'45 M)CK 0,90%xSP 25 70%
aknuu Mkce 5 Pureiin (U.TC +4)
I'pyn H.B -
19:00 MCK 0,90%xSP 25 70%

(UTC+3) —




23:50 MCK
(UTC+3)

Ob10YepCHBIN
KOHTpAKT Ha
OOBIKHOBEHHBIE aKIINU
MAO «I"azmpom»

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,45%xSP

340

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,45%xSP

340

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

0,45%xSP

340

70%

k=10

Op0YepCHBIN
KOHTPAKT Ha
OOBIKHOBEHHBIE aKIINU
ITAO I'MK
«Hopunbsckuii
Huxkens»

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

0,40%xSP

100

70%

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

0,40%xSP

100

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

0,40%xSP

100

70%

k=11

Obro4epCHBIN
KOHTPAKT Ha
OOBIKHOBEHHBIE aKIINU
[HAO «Pycl'unpo»

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

0,90%xSP

80

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,90%xSP

80

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,90%xSP

80

70%

k=12

ObroYepCHBIN
KOHTPAKT Ha
OOBIKHOBEHHBIE aKIIUHA
ITAO «MuTtep PAO
EDC»

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,90%xSP

15

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,90%xSP

15

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

0,90%xSP

15

70%

k=13

ObrouepcHBbII
KOHTpAKT Ha
OOBIKHOBEHHBIE aKIIHU
ITAO «HK
«JIYKOWJI»

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,55%xSP

100

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,55%xSP

100

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

0,55%xSP

100

70%




k=14

Ob0YepCHBIN
KOHTPAKT Ha
OOBIKHOBEHHBIE aKIINU
ITAO «MMK»

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,85%xSP

15

70%

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

0,85%xSP

15

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,85%xSP

15

70%

k=15

Opr04epCHBIN
KoHTpakT Ha ['/IP Ha
axkuuu Moitn.py I'pyn

JIumuren

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,90%xSP

40

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,90%xSP

40

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

0,90%xSP

40

70%

k=16

Ob10YepCHBIH
KOHTPAKT Ha
OOBIKHOBEHHBIE aKIIUHA
TTAO «Maruut»

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,90%xSP

250

70%

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

0,90%xSP

250

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

0,90%xSP

250

70%

k=17

Ob10YepCHBIH
KOHTpakT Ha MHzekc
Mocoupxu

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

0,15%xSP

40

70%

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

0,15%xSP

40

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,15%xSP

40

70%

k=18

Obro4epCHBIN
KOHTPAKT Ha
OOBIKHOBEHHBIE aKIIUH
ITAO MockoBckas
Bbupxa

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

0,60%xSP

45

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,60%xSP

45

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,60%xSP

45

70%

k=19

DbrouepCHBbII
KOHTPAkKT Ha

07:00 MCK
(UTC+3) -

0,85%xSP

25

70%




OOBIKHOBEHHBIE aKI[HH
ITAO «MTC»

10:00 MCK
(UTC+3)

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

0,85%xSP

25

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

0,85%xSP

25

70%

k=20

Obr0YepCHBIN
KOHTpakT Ha Haeke
Mocbupxu (MuHM)

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,15%xSP

100

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,15%xSP

100

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

0,15%xSP

100

70%

k=21

OpI0YepCHBIN
KOHTpaKT Ha
OOBIKHOBEHHBIE aKIINU
OAO «HJIMK»

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

0,90%xSP

45

70%

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

0,90%xSP

45

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

0,90%xSP

45

70%

k=22

ObroYepCHBIN
KOHTPAKT Ha
OOBIKHOBEHHBIE aKIINU
ITAO «<HOBATOK»

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

1,05%xSP

70%

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

1,05%xSP

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

1,05%xSP

70%

k=23

Obro4epCHBIN
KOHTPAKT Ha
JIETIO3UTApHBIE
pAaCTUCKHU Ha aKITUH
0301 XoauHre
[IuDnCu

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

0,90%xSP

20

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,90%xSP

20

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,90%xSP

20

70%

k=24

@DbrouepcHBIN
KOHTPAKT Ha
O0OBIKHOBEHHBIE aKIINU
ITAO «ITHK-

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

1,05%xSP

50

70%




CIIeLMATTU3UPOBAHHBIN
3aCTPONILIUK»

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

1,05%xSP

50

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

1,05%xSP

50

70%

k=25

Ob10YepCHBIN
KOHTPAKT Ha
OOBIKHOBEHHBIE aKI[HH
TTAO «ITomroc»

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

1,05%xSP

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

1,05%xSP

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

1,05%xSP

70%

k=26

OpI0YepCHBIN
KOHTpaKT Ha
OOBIKHOBEHHBIE aKIINU
«ITommerann
WuTepHamHm»

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

1,05%xSP

50

70%

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

1,05%xSP

50

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

1,05%xSP

50

70%

k=27

Obro4epCHBIN
KOHTDAKT Ha
OOBIKHOBEHHBIE aKIIUHA
OAO «HK
«PocHedTH»

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

0,45%xSP

40

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,45%xSP

40

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,45%xSP

40

70%

k=28

ObroYepCHBIN
KOHTPAKT Ha
OOBIKHOBEHHBIC aKIIUU
ITAO «Pocrenexom»

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,85%xSP

70

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,85%xSP

70

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,85%xSP

70

70%

k=29

ObrouepcHBbII
KOHTpakKT Ha MHaekc
PTC

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,15%xSP

80

70%

10:00 MCK
(UTC+4) —

0,15%xSP

80

70%




18:45 MCK
(UTC+4)

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,15%xSP

80

70%

k=30

Obr0YepCHBIN
KOHTpakT Ha Haeke
PTC (Munm)

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

0,15%xSP

250

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,15%xSP

250

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,15%xSP

250

70%

k=31

Obro4epCHBIN
KOHTpaKT Ha
MPUBHIETUPOBAHHbIC
akuu [TAO
«Coepbank Poccum»

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

0,90%xSP

40

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,90%xSP

40

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,90%xSP

40

70%

k=32

Obro4epCHBIN
KOHTPAKT Ha
OOBIKHOBEHHBIE aKIIUHA

ITAO Coepbank

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

1,05%xSP

260

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

1,05%xSP

260

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

1,05%xSP

260

70%

k=33

ObI0YepCHBIH
KOHTDAKT Ha
NPUBHIETUPOBaHHbIC
akoun OAO
«CyprytHedTeras»

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,60%xSP

20

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,60%xSP

20

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

0,60%xSP

20

70%

k=34

ObrouepcHBbIi
KOHTPAKT Ha
O0OBIKHOBEHHBIE aKIINU
OAO
«CypryTtHedrerasy

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,60%xSP

30

70%

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

0,60%xSP

30

70%
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19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,60%xSP

30

70%

k=35

Opr0YepCHBIN
KOHTPAKT Ha
OOBIKHOBEHHBIE aKIINU
ITAO «TatHedTH»
uM. B.JI. llammna

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

0,60%xSP

20

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

0,60%xSP

20

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

0,60%xSP

20

70%

k=36

Opro4epCHBIN
KOHTPAKT Ha
riio0ajbHbIe
JIeTI03UTapHbIE
pactucku (I'/IP) Ha
akuuu TuCuDdc I'pyn
Xonguar [MTudDnCu

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

1,05%xSP

15

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

1,05%xSP

15

70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

1,05%xSP

15

70%

k=37

Opro4epCHBIN
KOHTpaKT Ha
NPUBHIETUPOBAaHHbIC
akiun OAO «AK
«TpaHcHEDTHY

07:00 MCK
(UTC+3) -
10:00 MCK
(UTC+3)

1,05%xSP

70%

10:00 MCK
(UTC+4) -
18:45 MCK
(UTC+4)

1,05%xSP

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

1,05%xSP

70%

k=38

ObI0YepCHBIH
KOHTpaKT Ha
pacyeTHyIO BEIHYHUHY
0,1 cTouM. aKIun
IMTAO "TpancHedTs"

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,75%xSP

100

70%

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

0,75%xSP

100

70%

19:00 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

0,75%xSP

100

70%

k=39

ObrouepCHBbII
KOHTPAKT Ha
O0OBIKHOBEHHBIE aKIINU
bank BTb (ITAO)

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

0,60%xSP

250

70%

10:00 MCK
(UTC+4) —
18:45 MCK
(UTC+4)

0,60%xSP

250

70%

19:00 MCK
(UTC+3) -

0,60%xSP

250

70%
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23:50 MCK
(UTC+3)

07:00 MCK
(UTC+3) —
10:00 MCK
(UTC+3)

1,05%xSP 50 70%

®brouepcHBbIi 10:00 MCK

KOHTPAKT Ha (UTC+4) —

OOBIKHOBEHHBIC AKIIHU 18:45 MCK
«Supexc H.B.» (UTC+4)

k=40 1,05%xSP 50 70%

19:00 MCK
(UTC+3) —
23:50 MCK
(UTC+3)

1,05%xSP 50 70%

2.2.2. TlepBbIM, BTOPBIM M CICAYIOIIUMH 33 HHUMH Cpokamu wucnonHeHus (1) MHcTpymeHra
NPU3HAIOTCS COOTBETCTBEHHO OJIDKaiInas M ClEAyIolIMe 3a HeW JaThl HMCHOJTHEHHS
COOTBETCTBYIOIIETO MHCTpyMeHTa, MPUXOIAIIMECS Ha MapT, HIOHb, CEHTAOPh U IeKa0ph.

2.3. B teuenne OtuerHoro mepuoma Mapker-meiikep BrnpaBe He Oonee 40 (copoka) pa3 He
coOuro/IaTh MapaMeTpbl MCIOJHEHHsI 00s3aTeNbCTB, yKa3aHHbIE B ITyHKTe 2.2. HacTosIel
[Iporpammel B oTHOmEeHHH k-oro MHCTpyMeHTa € i-bIM CPOKOM HCIIONHEHUS B (-Thlii KBaHT. B
clly4ae HapylleHus B TedeHue OTYETHOro Nepuoja JaHHOIO YCJIOBHA NPU OKa3aHWMM Mapker-
MENKEpPOM YCIyI, TaKM€ YCIYrM B OTHOLIEHMH BceX MHCTpyMEHTOB, yKa3aHHbBIX B IYHKTE 1
HacTosAwel [Iporpammsl, cuuTarOTCs HE OKa3aHHBIMHU.

2.4 Tlonoxenuss Hacrosimed IIporpaMMbl NPUMEHSIOTCS K CHEAYIONIMM MPa3JHUYHBIM
KajeHgapHeM HsM 2022 1. : 07 ssaBaps 2022 1., 23 depains 2022 r., 8 mapta 2022 1., 9 mas 2022
T., 4 HOsIOpst 2022 1.

2.5. B ciydae mpoTHBOpeUHs IOJOXKCHWH HacTosmed I[IporpaMmbl — MMONOXKCHHSM WHBIX
nporpaMM, OnyOJMKOBaHHbIX Ha oduuuansHoMm caiite [IAO MockoBckas bupxka u
pPEeryMpyIOIIMX HCIOJHEHNE 00513aTeNbCTB MapKeT-MeWKepa M0 MHCTPYMEHTaM, YKa3aHHbBIM B
nyHkre 1 Hacrosimedt Ilporpammsel, mnonoxenus Hacrosimed IlporpamMmel OyayT HUMeTh
IIPEUMYIIECTBEHHYIO CUITY.

3. Bosnarpaxxnenne Mapker-meikepa.

3.1 Pa3mep BosHarpaxaeHus MapkeT-Melikepa 3a BbIIIOJIHEHHE MapkeT-MeiKkepoM B TeUeHUeE
OTtueTHOrO Nepuoaa o0s3aTenbCTB MapkeT-Melikepa Ha yCIIOBHSIX, TPETYCMOTPEHHBIX ITyHKTaMU
1-2 nactosueit IIporpammel, paBeH cymme BO3HarpakJeHui, onpeaensieMbix no gopmyaam Nel -
2 B OTHOUIECHMM Ka)KJOW TPYMIIbI KOJOB pa3/ieia PErucTpa ydera MO3ULMN, UCTIOIb3yEMBIX NIPH
BBINIOJTHEHUH 00s13aTelnbcTB MapkeT-Melikepa B COOTBETCTBUU ¢ Hactosmed [IporpamMmoil Ha
OCHOBAaHMU 3aKJII04YeHHOro ¢ bupkeil joroBopa 06 okazaHUM yCIyT MapKeT-Melkepa:

®opmyaa Nel:
ki i y .
0,5 % Xy xiFee 200 x (Iq,i(Pcfj,ql; Pcnj’ql) +1), re:

passive

L4 1 q,i MOKCT MPUHUMATDH CJICAYIOMUC 3HAYCHUA:

1, ecau Pcf]-'féi > 85%

, . 5

ki pkiy_ ) ((Pcfly = Penfi) : -

Iqi(Pcfjg;Peny) = ( (85‘]’;1 > k]lq) , eciu Pcnf; < Pcfjk; < 85%

o~ Penk , ,
7,9

—1, nHaye
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kViVqu
passive
B3UMaemas ¢ MapkeT-Meiikepa MO CJeJKaM, 3aKIIOYeHHbIM B TeueHue g-oro Kmanrta B j-i

Toproselii genb no k-omy IHCTpyMEHTY € 1-bIM CPOKOM HCIIOJIHEHHUSI HA OCHOBAaHUH 0€3apecHbIX
3as1BOK, MOJIAaHHBIX MapKeT-MeiKkepoM U CoepKalluM KO/I(-bl) pa3zielia perucTpa yuera no3uiIuii,
UCIIOJIb3YEMbIE MPU BBIMIOJIHEHUHU 00s13aTeIbcTB MapkeT-Melikepa B COOTBETCTBUH C HACTOSIIEH
[TporpaMMoii Ha OCHOBaHMHU 3aKITIOYEHHOTO ¢ bupxkeil moroBopa o0 okazaHuu yciyr Mapker-
Melikepa, IpU YCIOBHUHU, YTO JAHHBIE 3aBKU 3aperUCTPUPOBaHbI B PeecTpe 3asiBOK ¢ MEHBIIUMU
HOMCpaMH, 4EM HOMEpPA COOTBCTCTBYIOIIUX BCTPCYHBIX 3asABOK IO COOTBCTCTBYIOIIHUM HapHBIM
crenkam’;

e Fee — cymMa Oup)KEBOro cOOpa W KOMHCCHOHHOTO BO3HATPKICHUS 33 KIMPHUHT,

ki o
* Pcf; ql — (pakTHUECKask IPOJOIDKUTEIBHOCTD MOAepxKaHusd MapKeT-MeiKepoM B T€UCHHE (-

oro Ksanra B j-if ToproBeiii AeHb J[ByCTOpOHHUX KOTHPOBOK 10 k-omy MHCTpyMeHTy ¢ i-bIM
CPOKOM HMCIOJHEHHUSI Ha yCIOBHAX, YKa3aHHBIX B IMyHKTE 2.2. HacTosmen [Iporpammel (B % ot
npojonkuTensHocTd KBanra);

. Pcn}c’; — MUHUMAaJIbHAs MPOJOJDKUTENBHOCTD NOANEPKaHUA MapKeT-MEMKepOM B TEYCHUE

g-oro Ksanra B j-it Toproseiii 1eHp J[BycTOpOHHHX KOTHPOBOK 10 k-omy MHCTpyMeHTY C i-bIM
CPOKOM HMCIIOJHEHHUSI Ha yCIOBHSX, YKa3aHHBIX B IMyHKTE 2.2. HacTosmen [Iporpammer (B % ot
poIOKUTEIbHOCTH KBaHTa);

®opmya Ne2:

ki ki
Sq,jkimax(0;1q,i(Pcfy s Penjg)*(S2=S1)+S1) -

3
Tika K

b

o S1 — 75000 (CembaecsT nsTh THICSY) PyOIICii;
. S, — 150 000 (Cro nsTbaecst Thicsd) pyoOiei;

k,
o I(] a_ KOJIMYCCTBO CPOKOB HCIIOJIHCHHUA I10 k-OMy HHCTPYMGHTY, 10 KOTOpOMY MapKeT-

Meiikep B TeueHue q-oro Kanra B j-ii TOproBelii eHs 00s13aH BBIIOJIHATH YCIOBHUS ITOJICPIKAHHS
JIByCTOPOHHUX KOTUPOBOK, IIPEyCMOTPEHHBIX B MyHKTE 2.2. HactosAuier [IporpamMmsr;

. k=1, 2, ... — IOpsAAKOBBI HOMEP COOTBETCTBYIOIIEro MHCTpyMeHTa, yKa3aHHBIN B MyHKTE
1 nacrosmieit [Iporpammer;

. I =1, 2, ... — HIOPAIKOBBI HOMEpP COOTBETCTBYIOIIETO CPOKA MCIOIHEHHS, YKa3aHHBIN B
nyHkTe 1 Hactosmei [Iporpammer,

. j=1,2, ... — nopsakoBbiii HOMep TOProBOro JHs COOTBETCTBYIOIIETO MECSAIIa,;

. q =1, 2, ... — nopsankosbiii Homep KBaHTa, ykasaHHbIi B nmyHKTe 2.2.1. Hacrosmen
IIporpammsel.

! Tepmun onpesienseTcs B COOTBETCTBUM NMPABUJIAMH KJIMPUHTA, yTBEPKAEHHBIMU KIIMPHHIOBBIM [IEHTPOM |
peryIupyroIuMy DOPSAA0K OKa3aHUs KIMPUHIOBbIX yeiayr Ha CpouHoM peiHke ITAO MockoBckas bupxa.
13



